To draw from posterior distribution using Gibbs sampler, one draws each parameter from its conditional distribution given all other parameters at their current values. We provide full conditionals for all parameters.
whereŵ n is the MLE of the VAR coefficients for the n-th patient.
where Diag(·) represents assigning the R 2 p vector on a diagonal matrix.
where
where v nk is the k-th element of v n .
where w k is the k-th element of w .
7. g (Λ) = Wishart(S Λ , ν Λ ), where
is the residual matrix of the n-th patient,
where vec −1 (·) means stacking the R 2 p-coefficient vector back into a R × R p matrix, and
